On the use of comparison regions in visualizing stochastic uncertainty in some two-parameter estimation problems.
When considering simultaneous inference for two parameters, it is very common to visualize stochastic uncertainty by plotting two-dimensional confidence regions. This allows us to test post hoc null hypotheses about a single point in a simple manner. However, in some applications the interest is not in rejecting hypotheses on single points, but in demonstrating evidence for the two parameters to be in a convex subset of the parameter space. The specific convex subset to be considered may vary from one post hoc analysis to another. Then it is of interest to have a visualization allowing to perform corresponding analyses. We suggest comparison regions as a simple tool for this task.